PROPERTY AND CASUALTY COMPANIES - ASSOCIATION EDITION

O O
QUARTERLY STATEMENT

As of June 30, 2019
of the Condition and Affairs of the

APPALACHIAN INSURANCE COMPANY

NAIC Group Code.....0065, 0065 NAIC Company Code..... 10316
(Current Period) (Prior Period)

Organized under the Laws of Rl
Incorporated/Organized..... April 14, 1941
Statutory Home Office

Employer's ID Number..... 05-0284861

State of Domicile or Port of Entry Rl usS

Commenced Business.....
270 Central Avenue .. Johnston .. Rl .. US .. 02919-4949
(Street and Number) (City or Town, State, Country and Zip Code)
270 Central Avenue .. Johnston .. Rl .. US .. 02919-4949
(Street and Number) (City or Town, State, Country and Zip Code)

P.O. Box 7500 .. Johnston .. RI .. US .. 02919-0750
(Street and Number or P. O. Box) (City or Town, State, Country and Zip Code)

270 Central Avenue .. Johnston .. Rl .. US .. 02919-4949
(Street and Number) (City or Town, State, Country and Zip Code)

www.fmglobal.com

Country of Domicile
January 1, 1942

401-275-3000
(Area Code) (Telephone Number)

Main Administrative Office

Mail Address

401-275-3000
(Area Code) (Telephone Number)

Primary Location of Books and Records

Internet Web Site Address

Statutory Statement Contact Michael Gariglio 401-415-1892

(Name) (Area Code) (Telephone Number) (Extension)
michael.gariglio@fmglobal.com 401-946-8306
(E-Mail Address) (Fax Number)
OFFICERS
Name Title Name Title

Chairman & Chief Executive Officer
Executive Vice President & Chief
Financial Officer

1. Thomas Alan Lawson
3. Kevin Scott Ingram

2. Jonathan Irving Mishara
4. Denise Anastasia Hebert

OTHER

Malcolm Craig Roberts
Sanjay Chawla
Deanna Ruth Fidler

Senior Vice President & Secretary
Vice President & Treasurer

Bret Nils Ahnell
Christopher Johnson
Michael Robert Turner

Executive Vice President
Senior Vice President
Senior Vice President

Executive Vice President
Executive Vice President
Executive Vice President

DIRECTORS OR TRUSTEES

Daniel Lee Knotts Thomas Alan Lawson
Christine Mary McCarthy Stuart Blain Parker
Glenn Rodney Landau David Thomas Walton

John Anderson Luke Jr
Israel Ruiz

Frank Thomas Connor
Gracia Catherine Martore
Michel Giannuzzi

State of........
County of.....

Rhode Island
Providence

The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on the reporting period
stated above, all of the herein described assets were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as
herein stated, and that this statement, together with related exhibits, schedules and explanations therein contained, annexed or referred to, is a full and true statement
of all the assets and liabilities and of the condition and affairs of the said reporting entity as of the reporting period stated above, and of its income and deductions
therefrom for the period ended, and have been completed in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures
manual except to the extent that: (1) state law may differ; or, (2) that state rules or regulations require differences in reporting not related to accounting practices and
procedures, according to the best of their information, knowledge and belief, respectively. Furthermore, the scope of this attestation by the described officers also
includes the related corresponding electronic filing with the NAIC, when required, that is an exact copy (except for formatting differences due to electronic filing) of the
enclosed statement. The electronic filing may be requested by various regulators in lieu of or in addition to the enclosed statement.

(Signature)
Thomas Alan Lawson

(Signature)
Jonathan Irving Mishara

(Signature)
Kevin Scott Ingram

1. (Printed Name)
Chairman & Chief Executive Officer

2. (Printed Name)
Senior Vice President & Secretary

3. (Printed Name)
Executive Vice President & Chief Financial Officer

(Title)

Subscribed and sworn to before me
This 9th day of August 2019

(Title)

a. Is this an original filing?
b. If no:

John A. Soares Il Notary Public
Expires July 5, 2021

2. Date filed

(Tite)

Yes [X] No[ ]

1. State the amendment number

3. Number of pages attached




Statement for June 30, 2019 of the AP PALAC H |AN | N S U RAN C E COM PANY

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
L BONAS ettt nnns | eeseeeennrenne 202,190,303 | ..oooveeeeeereereirerereneereinee | v 202,190,303 | ..ovvvvenene 206,697,728
2. Stocks:
2.1 PrEferred SIOCKS. ...ttt et sssessntes | srestenenessessenens 2,500,000 ..o | e 2,500,000 | oo 2,500,000
2.2 COMMON STOCKS.....ouvverererertsirsesiesiesi sttt | wbsentsessiesss st st sentsententa | sebseessesssnessssssessssssssnssnesss | coressssesssessnessnenseneensad (0
3. Mortgage loans on real estate:
BT FIESEIIENS ..ot | sesiese et nens | seriesiente st nientnneens | siersesientene e [0
3.2 Other than fIrSEHENS......c..cuiiceicricreese bbb enssetes | stsesssesssessi s sent st sestnntn | sebsnessesssesssessssssssesssnssnnees | coresssnessnessnessensensensad (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES)...v.vvevereereereeeeeseeseeseeeseaseessssees et eessessess e s e ssess st ssees st ssessesssssessessans | sessessssssssesssssnssassessnssnss | nessessassssssmssasssssessassansnss | seessssssessasssssessesssssnsan [0 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES). ......vuveeiieiecieieiesse ettt bt bbbt sse b s b s bnsns | sbessessesssssssessessssessessessnsss | essessssessessesissessesesnssnsans | essessessssessesssnssssessesand 0 |
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vvoeeeireireineieieeseeeeseesesieees | eesesssesssessssesssessassssssesss | sessssesssssssssessssssessessasssnsss | essesssssssssssssssasssssnsssens 0 |
5. Cash ($....12,595,092), cash equivalents ($.....36,826,777)
and short-term investments (§.......... 0) 1ttt ettt ens | eresesaenaesans 49,421,869 | ..o | e 49,421,869 | ....cccveveee 53,920,949
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....ovcviveiieieieiisiee st ssssssenses | cresssssesessssessesssssssessesess | essesssssssesessssessessessessnsens | ossesisssssessesssssssssassessed 0 | oo
T DBIIVALIVES. ..ottt | eebsesbsen ettt nenes | serbreni st ens | eeseese e enes 0 [
8. Other iNVESIEA @SSELS.........ouiiuiiiiii bbbt | sbsesb bbbt ssbnsia | sebersbsnssensieniene s | et 0 [
9. RECEIVADIES Or SECUMTIES. .......vvuveeiieiiiiiiitiiiriisrer bbb | stsesbaessess bbbt ensinsias | sebsrsssnsssnsisesisensssnsnnssnnse | siresiessinsssnesinesssesseneaa 0 [
10.  Securities lending reinvested collateral @SSEtS..........cvviivreiiirieieieesie e esessesesees | cererereiessenns 4,987,913 [ oo | e 4,987,913 | oo 3,658,170
11, Aggregate write-ins for INVEStE @SSELS..........ceviuiiieiciiee e | ebssssssssenses st es s sssenes [ I {0 I [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11)......ccciiieeieieeiesieeeissesessiesiens | cvrereesseennes 259,100,085 | ..o (1] 259,100,085 | .....cccovvuvee 266,776,847
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........ccevcvees | corerrerrirennns 18,587,667 | ..vvcveevrreerreeeireieseieiiens | covnrerenieinnens 18,587,667 | ..ocvvrevrrne 18,153,849
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled PremMIUMS).........ccevrierieines [ | ereesnsrenesesssssseseenssens | esesessssessesesssssssessesnd [0
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1  Amounts recoverable from FBINSUIETS...........c.c.cvcueveereeiieeeeeeeesereesseessesseesesessssennees | cevensseseresenssnans 462,940 [ ..o | e 462,940 | oo 600,457
16.2 Funds held by or deposited with reinSured COMPANIES.............ciuiveieereieiesieieieieees | et sesss | eresssssssesissessessessessssnsens | essesessssesessssessssse s 0 |
16.3 Other amounts receivable UNer reiNSUrANCE CONMTACES.............cvuuevimerierieerinirierieriens | crevinesinesiresinesiresiessensines | seereesiessessessesseesseessins | oesisesssessssssssessessnessens (0 R
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest thereon............ccocvevvverees | covvieireirinennns 2,449,338 | ..ot | e 2,449,338 | ..coevevrrne 4,530,289
18.2 Net deferred taX @SSEL........cuurriiierireericieeieet st es st esss st | seesssssseessisessons 312,000 | ..o 232,000 | .oocveernireeiienens 80,000 | c.oooveererireirienns 79,000
19.  Guaranty funds receivable OF ON AEPOSIL............c.cviveiiciiiisiie ettt sstenas | esressessssssssessesssssssesesns | sbessesssssssesssssssessesssssssesss | srsessesisssssessesinssssessesanes L0 U
20. Electronic data processing equipment and SOfWATE............cccoieveivriieieiieeiee e | e | essesssssssesesssssssesesessssens | evesiessssessesssssssssessessnd L0 TR
21, Furniture and equipment, including health care delivery assets ($.......... 0. | e | ereriesssiese s senssens | esresesssiese s 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates..........cccccviueieeiriiiieccseeseeiens [ | e | e (01 IO 1,112,261
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than iNVested @SSEtS..........cceeiieiniciise e | e sseessesneas [0 I {0 [ I 0
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25).........cvururieeerieineineiseisesesesesseessssssesssssssessssssesssssssssesss | esessesessesens 282,300,378 | ..o 232,000 | .ccooernnee 282,068,378 | .....cccoveuene 292,555,978
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........curuurrens | coverrererneeneirsinerneinsinenes | revseeeseesesessnsesessssssssssnss | seneessesssssssssssessessnnssessnd 0 |
28, Total (LINES 26 GNA 27).....cvurveririreirecineiseeseeeesesssesssssssssessssssessesssssessessssssssessssssessessessssssns | sessseessessans 282,300,378 | ...oovverireiinen 232,000 | ..coovvrenneen 282,068,378 | .....cccvvvueee 292,555,978

2598. Summary of remaining write-ins for Line 25 from overflow page.........ccccooeeveivevesiencsiennns

2599. Totals (Lines 2501 thru 2503 plus 2598) (Ling 25 @bOVE).......cccvevcuiiesieiciieisiiei et




Statement for June 30, 2019 of the AP PALAC H |AN | N S U RAN C E COM PANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current accident year §.......... 0) vttt ettt bbb s sttt ense s s snsanaens | eveessrensessesensnsanee 60,089,023 | ..ooovvvreeree 60,130,850
2. Reinsurance payable on paid l0sses and [0S adjUStMENT EXPENSES..........ccvvuiieriiiiriieiieieiee st ssesnes | seessssessesssisssssassenaes 7,565,239 | oo 32,260,736
3. LOSS AUIUSIMENT EXPENSES.......cvuiviieieiiririieiete ettt sttt bbbt bbb bbb sa bbb st st n s s bnsessenanns | sevsbessesessnsesseseesen 8,214,490 | oo 8,289,103
4. Commissions payable, contingent commissions and other similar charges
5. Other expenses (excluding taxes, licenses and fe€s)..........cccoevverevrererrerennnes
6.  Taxes, licenses and fees (excluding federal and foreign INCOME tAXES)........c.eveiriucieiierieieieseie st sessss s seseas | cestsssesssssessstessss e ssesssssessessns | sevsessssssssessessesssessessssssssens 400
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gaing (I0SSES))......ccrurrrrrrrrrrrerrerriererrerneereees | serreiessnesnsieessessesessssssesessesssses | eesessesssssssssessssssessessssssssessessseens
7.2 Net deferred taX HADIIILY.........cc.cccirerieciciescee ettt s bbbt sse s st sns | anbsessestess e b e s es s s st s ssentenes | ebsesteste s e st en ettt
8.  Borrowed money §......... 0 and interest thereon §.......... 0ttt bbbttt b st nnsas | nesbieeti et s bt ettt et sttt | ebsess ettt
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $........... 0 and including
warranty reserves of §.......... 0 and accrued accident and health experience rating refunds
including $.......... 0 for medical loss ratio rebate per the Public Health SEIVICE ACE)..........c.viriririirrerrereineseieeesinsieens | ceereessissese st sssssesseses | eesestessssssessesssesessesssssesessessseens
10, AGVANCE PIEMIUM.....ovevecvreiee ettt et tes et bt ss s s bbb et st es s s bes s s et s s st es s bbb e s s ss et s s s s e s s s et entes e bae b s s ssessssssensessetntases | sestessssssssssssestessnsntessesassansassases | sessesssessessesssessessesesssnssssessnsnnees
11.  Dividends declared and unpaid:
11,1 SHOCKNOIABIS. ..e.vvveereerise ittt sttt R st s st st ssensntns | anssessestesssessessansanssessansnsessentnes | sesestessnssnstensanssess st st nt st nene
11,2 PONCYNOIAEIS........ooveitee ettt bbb a bbb n s s b n b s st ensessesastnsans | sebistessessssssessessessssssessesebensesaes | sbebissessessess et sn s e s s bbb s e nees
12.  Ceded reinsurance premiums payable (net of CEAING COMMISSIONS)..........covviiveicuiireieieieeses et ses st ssssssssssessesas | essessssasssessssessessssssessesssessssasses | eessesisssssesssissessssssssssssssessssnees
13.  Funds held by company Under reiNSUFANCE trEALES...........cceveviviieiieiieieiese et ss st esse s bnes | ssbesssssesssssssestesessstesses s sessessesss | sessesssastessesissesses e ssnsensessssnse
14, Amounts withheld or retained by company for @CCOUNE Of OTNETS.........c.eiuiiririirreierr s sssseesssssns | rsssessessssssessessssssssestessssssessessans | nessessssssssessasssssessessssssnssessasssnes
15.  Remittances and items NOt AlIOCAIEA..............curiiiiieie ettt n bbb sessesnnns || stesessssessesssessessessesaes 114,096 ..o
16.  Provision for reinsurance (including $.......... 0 COMfIEA)..vu ettt sttt ens s essenssnssens | sesessessessnsssessensnnssesan 841,000 | oo 841,000
17.  Net adjustments in assets and liabilities due to foreign EXChANGE FALES...........ccueicivcieiece et stessesas | retesiesiss st tes s sessestns | eevaessss s sss s bbbt es bbb s baes
18, DraftS OULSTANAING. ... reureeieceree sttt ettt f st s st en s e ssnss | etsessessansssssessansnssestensanssessantns | nessessanssnesessanen e st st st s s tnen
19.  Payable to parent, subsidiaries and affliates...........cccveuiiririiiisie ettt | sressesses e 4,888,114 | ..o
20, DEIVALVES.......cvuiveveeicteeeie ettt et a e e bbb s s sa et tes et s s st nsnstesansntas | sressesteseesestes s et e s ses s see s sessenaens | seseesestesee st s e s st s st bnee
271, PaYaDIE fOF SECUMHES. .......cvuevriericiiciiesisste sttt b bbbttt bbbttt n s s s s s b | abtesssssessessns b s s en s s enes 2,000 | oo
22.  Payable for SECUMEIES IBNAING........c.ccvivieiecicecieie ettt b st st s s sssnns | oevisssssessssissessessesanes 4,987,913 [ oo 3,658,170
23, Liability for amounts held Under UNINSUIEA PIANS..........cc.cueiuiueieiesiseie sttt sttt sttt sstans | sbssssessasssssessessssessessessssssessnsas | sressessssssessesssssessessssssssesssnssssan
24.  Capital notes §.......... 0 and interest thereon §.......... 0ttt sttt | essseesienss ettt s senes | sestest ettt sttt
25.  Aggregate write-ins for liabilities...................
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25)..........c.ccccovverveneee.
27, ProOtECIEd COll IADIIIHES. ... ...evurvreeireicieiieieieiseie ettt b e s s s s s senses s sensessesnsenns | shsessssessessssansessessnssnssnsessessnsensess | sresssssssensessesnssnsessessssansessessssanes
28.  Total liabilities (LINES 26 @MU 27).......ovurieiiieeieieeiisiis ittt ssenssennts | stsssssssssssssesssessenes 86,701,875 [ .o, 105,180,379
29.  Aggregate write-ins for SPECIal SUMPIUS FUNGS..........cvvviviieeieictece ettt sttt b s s ses s ssssssssssessnans | estesesissessessssssssessssssssssesesad L0 U 0
30, COMMON CAPIAI SEOCK........ucvuiviiieiciciiic ettt bbbt s bbb a st s s b b s s b s s saenanns | srebesbessessesssenasseenas 3,525,000 | oo 3,525,000
31, Preferred CAPItAl STOCK..........cccoiuieeieeictceee ettt s a et a st ae s s et nte s sas | eetstentesetstenae st st estessesestenaenans | ereereiesaesa ettt ten
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........ccoiueiueiiieiicicec et sssenses | crenseseses et saees L0 TR 0
33, SUIMIUS NOLES.....euveererereicieiseesesessessesssss s esssssse e ss st e st s s a8 EsesE s8R en e s et e sses s st s ssnssantensans | avssessestansunssessassnssnssantnssessentanes | wesessesssnssnssessnssnssessnssnssnssenssnens
34, Gross paid in and CONLMDULEA SUMPIUS..........c.ovueieiciiieic ettt st ss st ensenns | sebissessesessssnsassenans 7577528 | oo 7,577,528
35, UNQ@SSIGNE fUNGAS (SUMIUS).......cvrvererrereereresresnesesessssessessssssessessssssessessssssessesssssessessassssssessssssssessessssssessesssssessasssssessessenssessessansns | sssessassssssessasssnsnne 184,263,975 | coovverrererrrinnin 176,273,071
36. Less treasury stock, at cost:
36.1 e 0.000 shares common (value included in Line 30 §.......... 0) -ttt ettt sttt sanes | setessestens et ee st s st ssentenes | eesestent et sttt eeee
36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... 0)......
37.  Surplus as regards policyholders (LiNES 29 0 35, I8SS 36)........ovrrurrrrrrurrirerrrereeeesnneseesessesesssssssesssssssssssssssssssessesssssssssessssssessessns | sssesssssssssesssssssess 195,366,503 | ..oooviiinisianins 187,375,599
38, Totals (Page 2, LINE 28, COl. 3)......cuieiiiiieieieiieiie sttt | eettnes sttt 282,068,378 | ...ovvvrverrcrinnne 292,555,978
2501.
2502.
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)..........ciuiieiririiiisisiciscteseseetessesssssesessesssssssensesssssessssssssssssssssessnsas
2901.
2902.
2903.
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)
3201.
3202.
3203.
3298. Summary of remaining write-ins for Line 32 from OVEMIOW PAGE.........ccciieiieeicicteesce ettt es s sssssssssesssnes | cresssssssssssesss s sses e sesses e saees L0 U 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 BD0OVE). ... ..oiuiieiriiiiiiteieisiiesi et et ssresessssessssesnssssessnsesessnsensesssssnssnses | cressesssssnssssessssnsassesesnsessasanes 0 ] 0
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Statement for June 30, 2019 of the APPALACH'AN |NSURANCE COMPANY
STATEMENT OF INCOME

1
Current Year
to Date

2
Prior Year
to Date

3
Prior Year Ended
December 31

0 N O OB W

12.

13.
14.
15.
16.

17.
18.

19.
20.

21.
22.
23.
24.
25.
26.
27.
28.
29.
30.
31.
32.

33.

34.
35.
36.
37.
38.
39.

. Loss adjustment expenses incurred..
. Other underwriting EXPENSES INCUITEA. ..........ruuruurieieeie ittt bbbt
. Aggregate write-ins for Underwriting deAUCHIONS...........c.eieiurieii ettt
. Total underwriting deductions (Lines 2 through 5).
. Netincome Of PrOtECIEA CEIIS.........cuu ittt bbbttt ees
. Net underwriting gain (10ss) (Line 1 MIiNUS LIN€ 6 + LINE 7)......ccovururriirririeireieeseinese et sessssseesssenns

UNDERWRITING INCOME

. Premiums earned:

1.1 Direct...............
1.2 Assumed......... (written §
1.3 Ceded.. . (written §
(written $

DEDUCTIONS:

. Losses incurred (current accident year §......... 0):

20 DITCE.....vete ettt bt bbb bbbt aen
2.2 Assumed.

INVESTMENT INCOME

. Netinvestment iNCOME BAMEM...........c.ccuiviece ettt st
10.
11.

Net realized capital gains (losses) less capital gains tax of $.....(53,000)..........cceevumrrierriereeereeeeesee e
Net investment gain (I0SS) (LINES 9+ 10).......cviuiviiieiiiieie ettt sttt nans

OTHER INCOME
Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off $.......... 0)..
Finance and service charges not included in premiums
Aggregate write-ins for MISCElANEOUS INCOME...........cvururirirririierirrieiresiss ettt ss st ssessenens
Total other income (LINES 12 thIOUGN 14)......u.vucveeeeeetctese ettt ettt sae e
Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNCOME taxes (LINES 8 + 11+ 15).. .ttt sses
Dividends t0 PONICYNOIAETS. .........vererirrririeireesssises sttt
Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17).......vuorirerririerrie i seseissisessssssessessssts s sssssssssessesssesssssessssssesssssnssns
Federal and foreign iNCOME taXES INCUITEA. ........vuurrrerirerririreisssssssssissssssesssssssssssssessess s ssessssssessessssssessessessssssessesens
Netincome (Line 18 minus LiN€ 19) (10 LINE 22)........c.orrrurirrierririrsinrereieeiseise et ssssssesssssss s ssssssessssssssssssnsseses

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, December 31 prior year
Netincome (from Lin 20)........cccoverrerminrnrernineereireieneen.
Net transfers (to) from Protected Cell accounts
Change in net unrealized capital gains or (losses) less capital gains tax of $.....5,000
Change in net unrealized foreign exchange capital gain (loss)

Change in Net deferred INCOME T8X.........iuririeiiireee ettt sttt en
Change iN NONAAMITEA BSSELS.........c.ruuirereeirireiereie ettt s sttt et
Change in provision for reinsurance..
Change iN SUIPIUS MOLES.........cuuiucereeirieeie st es et sb s e bbbttt
Surplus (contributed to) withdrawn from protected CEIIS...........ruriuiurriiirinreeeee e ees
Cumulative effect of changes in accouNting PrNCIPIES..........cveviuiiieieicieiie et sees
Capital changes:
3201 P IN.. ettt SRR
32.2 Transferred from surplus (Stock Dividend)...
32.3 Transferred to sUrplus...........ccccceveveerennee
Surplus adjustments:
331 P IN. ettt
33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital............c.c.........
Net remittances from or (10) HOME OffiCE..........ccieieiiiiiecicsee ettt
Dividends t0 SIOCKNOIAETS.........c.ucuuiiiiiieiiciee bbb bbb
Change in treasury stock
Aggregate write-ins for gains and losses in surplus
Change in surplus as regards policyholders (Lines 22 throUgh 37)..........ccceueieieiierieieiseee e
Surplus as regards policyholders, as of statement date (LiNes 21 plUS 38)..........cveurvererrreiereeseie e

21,233,224 |.

................. 21,233,224

................. 10,936,287

...1,004,900 |.

................... 3,246,153
.................... (198,960)

................... 6,121,397
....................... (70,876)

................... 3,047,193

................... 3,079,327

................... 6,050,521

................. 10,103,332
................... 2,133,951

................... 3,006,463
...................... 583,000

............... (21,655,598)
................. (4,546,370)

................... 7,969,381

................... 2,423,463

............... (17,109,228)

..... 204,433,847
.(17,109,228)

................... 7,990,904

................... 2,425,630

............... (17,058,248)

.............. 195,366,503

.............. 206,859,477

.............. 187,375,599

0501.
0502.
0503.
0598.
0599.

Summary of remaining write-ins for Line 5 from overflow page. .
Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @00VE).........civiveivieiiiieicieee e eseesses s sensenssnsesenssseenees

1401.
1402. ..
1403.
1498.
1499.

Summary of remaining write-ins for Line 14 from overflow page...
Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)..........

3701. ..
3702. ..
3703.
3798.
3799.

Summary of remaining write-ins for Line 37 from oVerflow PAgE.........cccoueveveveieieeee et
Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)......coiviuiiieeiiiitet et nasneenans
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Statement for June 30, 2019 of the AP PALAC H |AN | N S U RAN C E COM PANY
CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net of reinsurance 35,398,001 33,447,976 | ..coovvrennnd 67,900,593
2. Netinvestment income... 3,216,522 ...3,179,961 ..6,360,386
3. MiISCEIIANEOUS IMCOME......euereeeaciriseiieietseesseeeseess bbb bbb bbbt b s esbens | seseebsebnesentssbsebentenssnnnns | sebseesentsnssessenssntsensnnsantans | oesbssssssssssssssensessssssnsessas
4. Total (LINES T HIOUGN 3)...erieieiiiie ettt sttt ens s ntenen | sesessessessnes 38,614,523 | ...cvvvrenne 36,627,937 | oo 74,260,979
5. Benefit and 10SS related PAYMENLS.........ccciiieieieiieieie sttt entenne | srensesnsensenas 41,736,884 | ..coevvrnne. 38,563,531 | ..overernnnn 68,839,986
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........c.rvurererrirrrenrerirnrneis [ cenerrsessenssnssssesnssessnniiees | sessesssssssssssssssessssssessessans | sessssessssessssssssesssssssssessns
7. Commissions, expenses paid and aggregate write-ins for dedUCtions...........ccoeveereeeniciinnenniesiessssenesesssniens | cvnvenrernenennn 11,599,520 | 12,518,510 | v 24,714,016
8. Dividends paid t0 POICYNOIAETS. ........cuvieereeiirciieieireis ettt ssessessssntes | netesseesessstessessssnssassessesnns | sesetssnssessessnsnssessesnnsnssens | cosessssesssenssnssessesssassesnnes
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. (7,212,907)
10, Total (LINES 5 throUGN 9).......eu ettt sttt sttt ssessnsnentes | seesessssesssens 53,336,404 | ....cccovverene. 51,082,041 | oo 86,341,095
11.  Net cash from operations (Line 4 MINUS LINE 10)........ccccucviriiieiiieeiieeieess ettt sse et sssesessnaens | sreaesinaesesns (14,721,881) | coovvevvrerne (14,454,104) | coocvevinree (12,080,116)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS... ettt E ARt
12.2 Stocks
12.3 Mortgage loans
12,4 REAIESIAE. ... .eueecee bbbt | Sesieeb Rttt es | Hterent ettt | stere et
12.5  OFNEI INVESIEA @SSELS. ... ..uveiecerireiieeei ettt b e | oebbesb et bbee bbb s et s enbebnes | Hietsenteebsebsessetbseb e est st | sbebessessasbnebaee st b snes
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENtS............ccccvevereereiccveeeiceereeeie | e 16,079 | oo 8,168 | .o 4,053
12,7 MISCEIIANEOUS PrOCEEMS. .......ovevecveiviiiicisitseieieis ettt bbb s bbb s s s s s sntensesnbens | tisbessessesssssnsassenaas 2,000 | i [
12.8  Total investment proceeds (LINES 12.1 10 12.7)......veveeieciereirereee ettt sss s ssssessessesssaes | evsesssssssesens 25,803,272 | .oevvriernn 7,476,180 | ..cevvrnnne 26,015,177
13.  Cost of investments acquired (long-term only):
1301 BONAS ..ttt ARttt ents | senensiestenens 21,580,726 | ...oevvereeeeieineineireienns | ceeerreneneenns 14,779,418
132 SHOCKS. .. teteereecee ittt e R E RS E bRt R R Riees | HeRResE et R bt bbbt bbb ns | Hetsent ettt st bttt | SEeb et sttt
13,3 MOMGAGE I0NS.....eeveerieireietreie ettt s ettt s ettt ns s st ensensens | sesesessessesntnssesssssssassensnss | stessessstessessnsnsnssessnsnstanse | netessessesssnssessesnssantesnenns
134 REAIESIAIE. ...ttt bbb | Heebeeb bRttt s | eeesent ettt | Sbeb st
13,5 Other INVESIEA @SSELS. .....vuivrererriieiiceeie ittt st st sttt ensanssnes | snssessanssessessanssnssessantnsnns | eeesessesssssnssessanssnssnssantns | stesssssessassnssnssassnsnnssnes
13.6 Miscellaneous applications 2,040,003 | .o 0
13.7 Total investments acquired (Lines 13.1 to 13.6)... ..21,580,726 ...2,040,003 ... 14,779,418
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiN€ 14).........ccoueieiiireicieiisesieeeeeee e seens | cveviesesissssans 4222546 | ....coevnne. 5,436,177 | ccovvererne 11,235,759
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPILAI NOES. .....ceueueececerrireeieteie ittt sttt b bt nbas | sessesbeeeesseesaebessessentnssns | Heesestessasssnssessanssnssestantns | Sbetsssessessasssessantasesnssenes
16.2 Capital and paid in SUIPIUS, 1SS trEASUNY SLOCK...........cceeiiieiiiiieieiee et sesssaess | sressebessesesessssesesssesessaess | evessesesssesessssesessssesessnes | sbesesssesssissesessesessssssesnns
1683 BOITOWE FUNGS. ...ttt E bbbttt | 1eeiesbeesebsees et e st essenbntans | Heesestessastsessessanssnssestantns | Sbeseesessassanssessantasssnssanes
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 Dividends to stockholders
16.6  Other cash provided (APPNEA)........c.cvueverrcrrieereieieeese ettt st b st s e s sas s sssssssessessntans | sessessessnsinsenes 6,000,255 | ................ (14,896,666) | ................ (23,272,070)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | .cccccverrrnaan 6,000,255 | ................ (14,896,666) | ................ (23,272,070)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......ccovvevvrres | cevreererrnniens (4,499,080) | .....vvvnvenes (23,914,593) | .oovvvvrerenne (24,116,427)
19. Cash, cash equivalents and short-term investments:
19,1 BEGINNING Of YT ..u.vvreeririreririeiisesssisis sttt st s st ss sttt s ens st sessensessessenssssessansnsns | sesssssssessonens 53,920,949 | ....cccooverenne 78,037,376 | .oeovvrvrerenne 78,037,376
19.2 End of period (LINe 18 PIUS LINE 19.1)....ccuiiiiiieiieineireiseiseisiesiss sttt sttt snssenes | onssnssnsiand 49,421,869 | ....coovereenne 54,122,783 | oo 53,920,949

Note: Supplemental disclosures of cash flow information for non-cash transactions:
(L o [oeseseeresssseeesssssees [ |
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Statement for June 30, 2019 of the AP PALAC H |AN | N S U RAN C E COM PANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A Accounting Practices (required NAIC disclosure regardless of whether there is any significant change)

The accompanying financial statements of Appalachian Insurance Company ("Company") have been prepared on the basis of accounting practices prescribed

or permitted by the Rhode Island Division of Insurance.

The state of Rhode Island requires insurance companies domiciled in the state of Rhode Island to prepare their statutory financial statements in accordance
with the National Association of Insurance Commissioners' (NAIC) Accounting Practices and Procedures Manual subject to any deviations prescribed or
permitted by the Rhode Island Division of Insurance. The Company has no state prescribed or permitted practices.

SSAP FIS FIS
# Page Line# | Current Year to Date 2018

NET INCOME
(1) The Company state basis

(Page 4, Line 20, Columns 1 & 3) XXX XXX XXX |$ 7,969,381 |$ (17,109,228)
(2) State Prescribed Practice that are an increase/(decrease) from NAIC

SAP

$ - I8

(3) State Permitted Practice that are an increase/(decrease) from NAIC

SAP
(4) NAICSAP (1-2-3=4) XXX XXX XXX |$ 7,969,381 |$ (17,109,228)
SURPLUS
(5) The Company state basis

(Page 3, line 37, Columns 1 & 2) XXX XXX XXX |$ 195,366,503 |$ 187,375,599
(6) State Prescribed Practice that are an increase/(decrease) from NAIC

SAP

$ - I8

(7) State Permitted Practice that are an increase/(decrease) from NAIC

SAP
(8) NAICSAP (5-6-7=8) XXX XXX XXX [$ 195,366,503 |$ 187,375,599

B. Use of Estimates
No significant changes.
C. Accounting Policy

(1) No significant changes.

(2)  Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method (required NAIC disclosure regardless of

whether there is any significant change)

Non loan-backed bonds with NAIC designations 1 or 2 are stated at amortized cost using the interest method. Non loan-backed bonds with NAIC
designations of 3 through 6 are stated at the lower of amortized value or fair value. See paragraph 6 for loan-backed and structured securities.

(3)- )

No significant changes.

(6)  Basis for Loan-Backed Securities and Adjustment Methodology (required NAIC disclosure regardless of whether there is any significant change)

U.S. government agency loan-backed and structured securities are valued at amortized value. Other loan-backed and structured securities are valued
at either amortized value or fair value, depending on many factors including: type of underlying collateral, whether modeled by NAIC vendor, whether
rated (by either NAIC approved rating organization or NAIC Securities Valuation Office), and relationship of amortized value to par value and amortized

value to fair value.
(7)-(13)

No significant changes.

D. Going Concern (required NAIC disclosure regardless of whether there is any significant change)

Based upon its evaluation of relevant conditions and events, management has concluded that the Company will continue as a going concern.

Note 2 - Accounting Changes and Corrections of Errors
Not applicable.

Note 3 — Business Combinations and Goodwill

Not applicable.

Note 4 — Discontinued Operations

Not applicable.

Q06




Statement for June 30, 2019 of the AP PALAC H |AN | N S U RAN C E COM PANY

NOTES TO FINANCIAL STATEMENTS

Note 5 - Investments

A

Mortgage Loans, including Mezzanine Real Estate Loans

No significant changes.

Debt Restructuring

No significant changes.

Reverse Mortgages

No significant changes.

Loan-Backed Securities (required NAIC disclosure regardless of whether there is any significant change)

(1)

Description of Sources Used to Determine Prepayment Assumptions

Loan-backed bonds and structured securities are valued at amortized cost using the constant interest rate method, and using an effective yield based on
current prepayment assumptions obtained from Bloomberg, rather than anticipated prepayments at the date of purchase. Prepayment assumptions are
reviewed periodically and updated in response to changes in market interest rates.

Securities with Recognized Other-Than-Temporary Impairment

Not applicable.

Recognized OTTI securities

Not applicable.

All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in eamings

as a realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized
interest related impairment remains):

a.  The aggregate amount of unrealized losses: 1. Less than 12 Months $ -
2. 12 Months or Longer $ -
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ -
2. 12 Months or Longer $ -

Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary

All loan-backed and structured securities in an unrealized loss position were reviewed to determine whether other-than-temporary impairments should be
recognized. The Company asserts that it has the intent and ability to hold these securities long enough to allow the cost basis of these securities to be
recovered. These conclusions are supported by a detailed analysis of the underlying credit and cash flows of each security. Unrealized losses are
primarily attributable to credit spread widening and increased liquidity discounts. It is possible that the Company could recognize other-than-temporary
impairments in the future on some of the securities, if future events, information and the passage of time causes it to conclude that declines in value are
other-than temporary.

Dollar Repurchase Agreements and/or Securities Lending Transactions

(1)

()

(3)

(5)

Policies Requiring Collateral

No significant changes.

Collateral Pledged

No significant changes.

Collateral Received

a. Aggregate Amount of Cash Collateral Received
No significant changes.

b.  The fair value of that collateral and of the portion of that collateral that it has sold or repledged (required NAIC
disclosure regardless of whether there is any significant change) $ 4,987,913

c. Information About Sources and Uses of Collateral
No significant changes.

Aggregate Value of the Reinvested Collateral

No significant changes.

Collateral Reinvestment

a. Aggregate Amount of Cash Collateral Reinvested

No significant changes.
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statement for June 30, 2019 ofthe APPALACHIAN INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 5 - Investments (continued from preceding page)
b. Explanation of Additional Sources of Liquidity for Maturity Date Mismatches
No significant changes.
(6) Detail on Collateral Transactions Not Permitted by Contract or Custom to Sell or Repledge
No significant changes.
(7) Collateral for Securities Lending Transactions that Extend Beyond One Year From the Reporting Date
No significant changes.

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing (required NAIC disclosure regardless of whether there is any significant
change)

Not applicable.

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing (required NAIC disclosure regardless of whether there is any
significant change)

Not applicable.

H. Repurchase Agreements Transactions Accounted for as a Sale (required NAIC disclosure regardless of whether there is any significant change)

Not applicable.

Reverse Repurchase Agreements Transactions Accounted for as a Sale (required NAIC disclosure regardless of whether there is any significant
change)

Not applicable.
J. Real Estate
Not applicable.
K. Low-Income Housing Tax Credits (LIHTC)

Not applicable.

L. Restricted Assets
No significant changes.
M. Working Capital Finance Investments (required NAIC disclosure regardless of whether there is any significant change)

Not applicable.
N. Offsetting and Netting of Assets and Liabilities (required NAIC disclosure regardless of whether there is any significant change)
Not applicable.
0. Structured Notes
Not applicable.
P. 5GI* Securities
Not applicable.
Q Short Sales
Not applicable.
R. Prepayment Penalty and Acceleration Fees
No significant changes.
Note 6 - Joint Ventures, Partnerships and Limited Liability Companies
Not applicable.
Note 7 - Investment Income
No significant changes.
Note 8 - Derivative Instruments (required NAIC disclosure regardless of whether there is any significant change)

Not applicable.
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statement for June 30, 2019 ofthe APPALACHIAN INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 9 — Income Taxes
No significant changes.
Note 10 — Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
No significant changes.
Note 11 - Debt
A Debt Including Capital Notes
Not applicable.
B. FHLB (Federal Home Loan Bank) Agreements (required NAIC disclosure regardless of whether there is any significant change)
Not applicable.
Note 12 — Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A Defined Benefit Plan
1)-0)
No significant changes.
(4) Components of Net Periodic Benefit Cost (required NAIC disclosure regardless of whether there is any significant change)
Not applicable.
(5)- (21)
No significant changes.
B. Description of Investment Policies
Not applicable.
C. Fair Value of Plan Assets
Not applicable.
D. Rate of Return Assumptions

Not applicable.

E. Defined Contribution Plans
No significant changes.
F. Multiemployer Plans

Not applicable.
G. Consolidated/Holding Company Plans
No significant changes.
H. Postemployment Benefits and Compensated Absences
Not applicable.
Impact of Medicare Modernization Act on Postretirement Benefits
Not applicable.
Note 13 — Capital and Surplus, Shareholder’s Dividend Restrictions and Quasi-Reorganizations
No significant changes.
Note 14 - Liabilities, Contingencies and Assessments
No significant changes.
Note 15 - Leases
No significant changes.
Note 16 - Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk

No significant changes.
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Statement for June 30, 2019 of the AP PALAC H |AN | N S U RAN C E COM PANY

NOTES TO FINANCIAL STATEMENTS

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
A Transfers of Receivables Reported as Sales
Not applicable.
B. Transfer and Servicing of Financial Assets
(1) Loaned Securities
No significant changes.
(2) Servicing Assets and Servicing Liabilities (required NAIC disclosure regardless of whether there is any significant change)
Not applicable.
(3) Servicing Assets and Liabilities Subsequently Measured at Fair Value
Not applicable.

(4) Securitizations, Asset-Based Financing Arrangements and Similar Transfers Accounted for as Sales (required NAIC disclosure regardless of whether
there is any significant change)

Not applicable.
(5) Transfers of Financial Assets Accounted for as Secured Borrowing
Not applicable.
(6) Transfers of Receivables with Recourse
Not applicable.
(7) Repurchase Agreements
Not applicable.
C. Wash Sales (required NAIC disclosure regardless of whether there is any significant change)
Not applicable.
Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans
Not applicable.
Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
Not applicable.
Note 20 - Fair Value Measurements (required NAIC disclosure regardless of whether there is any significant change)
A Fair Value Measurements
(1) Fair Value Measurements at Reporting Date

The Company categorizes its invested assets that are measured at fair value into the three-level fair value hierarchy or designates certain invested
assets as carried at net asset value (NAV). Item 4 provides a discussion of each of these categories.

Net Asset Value
Description for Each Type of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
Cash Equivalents $ - |$ - |8 - |$ 36826777 |$ 36,826,777
Total $ - |$ - |8 - |$ 36,826,777 |$ 36,826,777
Liabilities at Fair Value
$ - 8 - |8 - 18 - 18
Total $ - |$ - 1% - |$ - |$

(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
The Company has no assets measured at fair value in the Level 3 category.
(3) Policies when Transfers Between Levels are Recognized

At the end of each reporting period, the Company evaluates whether or not any event has occurred or circumstances have changed that would cause an
instrument to be transferred into or out of Level 3. The Company has no assets measured at fair value in the Level 3 category.
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Statement for June 30, 2019 of the AP PALAC H |AN | N S U RAN C E COM PANY

NOTES TO FINANCIAL STATEMENTS

Note 20 - Fair Value Measurements (required NAIC disclosure regardless of whether there is any significant change) (continued from preceding page)

(4) Description of Valuation Techniques and Inputs Used in Fair Value Measurement

The valuation techniques required by the Fair Value Measurements guidance (SSAP 100) are based upon observable and unobservable inputs.
Observable inputs reflect market data obtained from independent sources, while unobservable inputs reflect market assumptions.

These two types of inputs create the following fair value hierarchy:

Level 1

Level 2

Level 3

Quoted prices for identical instruments in active markets

Significant inputs to the valuation model are unobservable

Quoted prices for similar instruments in active markets; quoted prices for identical or similar instruments in markets that are not active; and
model-derived valuations whose inputs are observable or whose significant value drivers are observable

The Company elects to use NAV for all money market mutual funds in lieu of fair value as NAV is more readily available. These funds are backed by
high quality, very liquid short-term instruments and the probability is remote that the funds would be sold for a value other than NAV.

The Company retains independent pricing vendors to assist in valuing invested assets when the prices are not available from the SVO.

When available, the Company uses quoted market prices to determine the fair value of investment securities, and they are included in Level 1.

When quoted market prices are unavailable, the Company uses quotes from independent pricing vendors based on recent trading activity and other
relevant information, including market interest rate curves, referenced credit spreads and estimated prepayment rates, where applicable. These
investments are included in Level 2 and are primarily comprised of fixed income securities which are NAIC rated 3 or below.

In infrequent circumstances, the pricing is not available from the pricing vendor and is based on significant unobservable inputs. In those circumstances,
the investment security is classified in Level 3. There are no Level 3 investments at reporting date.

(5) Fair Value Disclosures

Not applicable.

Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements

Not applicable.

Fair Value Level

The table below reflects the fair value and admitted values of all admitted assets and liabilities that are financial instruments. The fair values are also
categorized into the three-level fair value hierarchy as described in Note 20A.

Aggregate Fair Net Asset Value | Not Practicable

Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)

Bonds $ 206,773,776 |$ 202,190,303 |$ - |$ 202,190,303 |$ - |8 $ -
Cash, cash equivalents and

short-term investments $ 49,421,869 |$ 49,421,869 |$ 12,595,092 |$ $ - |$ 36,826,777 |$ -
Securities lending reinvested

collateral assets $ 4987913 |$ 4987913 |§ 4987913 |§ - |$ - |8 $ -

Total $ 261,183,558 |$ 256,600,085 |$§ 17,583,005 |$ 202,190,303 |$ - |8 36,826,777 |$ -

Not Practicable to Estimate Fair Value

Not applicable.

NAV Practical Expedient Investments

The Company elects to use NAV for all money market mutual funds in lieu of fair value as NAV is more readily available. These funds are backed by high
quality, very liquid short-term instruments and the probability is remote that the funds would be sold for a value other than NAV.

Note 21 — Other ltems

Not applicable.

Note 22 — Events Subsequent

No significant changes.

Note 23 — Reinsurance

No significant changes.

Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination

A-E.

F.

Not applicable.

Risk Sharing Provisions of the Affordable Care Act (required NAIC disclosure regardless of whether there is any significant change)

Not applicable.
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statement for June 30, 2019 ofthe APPALACHIAN INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses (required NAIC disclosure regardless of whether there is any significant change)
No significant changes.

Note 26 — Intercompany Pooling Arrangements

No significant changes.

Note 27 - Structured Settlements

Not applicable.

Note 28 - Health Care Receivables

Not applicable.

Note 29 - Participating Policies

Not applicable.

Note 30 — Premium Deficiency Reserves

No significant changes.

Note 31 - High Deductibles

Not applicable.

Note 32 - Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses
Not applicable.

Note 33 - Asbestos/Environmental Reserves

No significant changes.

Note 34 — Subscriber Savings Accounts
Not applicable.
Note 35 — Multiple Peril Crop Insurance
Not applicable.
Note 36 — Financial Guaranty Insurance
A Financial Guarantee Insurance Contracts
Not applicable.
B. Schedule of Insured Financial Obligations at the End of the Period (required NAIC disclosure regardless of whether there is any significant change)

Not applicable.
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Statement for June 30, 2019 of the AP PALAC H |AN | N S U RAN C E COM PANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,

12
2.1

22
3.1

3.2
3.3

34
35
4.1

4.2

6.1
6.2

6.3

6.4

6.5

6.6
71

72

8.1
8.2

8.3
8.4

9.1

as required by the Model Act?

If yes, has the report been filed with the domiciliary state?

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

reporting entity?

If yes, date of change:

Yes|[ ]
Yes [

Yes|[ ]

No[X]
] No[]

No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer?
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end?

If the response to 3.2 is yes, provide a brief description of those changes.

Is the reporting entity publicly traded or a member of a publicly traded group?

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?

If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a

result of the merger or consolidation.

Yes [X

Yes|[ ]

Yes|[ ]

1 No[]

No[X]

No[X]

Yes|[ ]

No[X]

Name of Entity

NAIC
Company
Code

2

3

State of
Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or

similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made.

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released.

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date).

By what department or departments?

Rhode Island Division of Insurance

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed

with Departments?

Have all of the recommendations within the latest financial examination report been complied with?

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period?

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board?

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms?

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance

Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

1

Yes[ ] No[]

2/31/2017

NIA [X]

1

2/31/2017

1

2/08/2018

Yes|[ ]
Yes| ]

No[ ]
No[ ]

Yes|[ ]

Yes|[ ]

Yes|[ ]

NIA[X]
NIA[X]

No[X]

No[X]

No[X]

Affiliate Name

1

2
Location (City, State)

FRB

0CC

FDIC

SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards?

QO

(@)
(b)
(c
(d
()

)
)

Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;

Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

Compliance with applicable governmental laws, rules and regulations;

The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

9.2 Has the code of ethics for senior managers been amended?

9.21 If the response to 9.2 is Yes, provide information related to amendment(s).

Qo7

Yes [ X

Yes|[ ]

1 No[]

No[X]
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9.3 Have

10.2 Ifyes,

11.2 Ifyes,
12.  Amou
13.  Amou
14.1 Does

14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

15.2

17.2

17.3
174

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[ ] No[X]
indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
give full and complete information relating thereto:
nt of real estate and mortgages held in other invested assets in Schedule BA: $ 0
nt of real estate and mortgages held in short-term investments: $ 0
the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]
If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
Bonds $ 0 $ 0
Preferred Stock 2,500,000 2,500,000
Common Stock 0 0
Short-Term Investments 0 0
Mortgage Loans on Real Estate 0 0
All Other 0 0
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 2,500,000 $ 2,500,000
Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 4,987,913
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 4,987,913
16.3 Total payable for securities lending reported on the liability page: $ 4,987,913
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
JP Morgan Worldwide Securities Services 383 Madison Avenue, New York, NY 10179
For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
If yes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason

175

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle

securities"].

1
Name of Firm or Individual

2
Affiliation

Sanjay Chawla, SVP, Chief Investment Officer

Daniel Richards, VP, Portfolio Mgr Fixed Income

Scott Anthony, VP, Sector Portfolio Mgr Fixed Income

17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets?
17,5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under

management aggregate to more than 50% of the reporting entity's assets?

Q07.1

Yes[ ] No[ ]

Yes[ ] NoJ[ ]
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17.6

18.1
18.2

20.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.

1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed?

If no, list exceptions:

By self-designating 5GlI securities, the reporting entity is certifying the following elements for each self-designated 5*Gl security:

a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.

b.  Issuer or obligor is current on all contracted interest and principal payments.

c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated 5GI securities?

By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:

a.  The security was purchased prior to January 1, 2018.

b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.

d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI securities?

Q07.2

Yes[X] Nol[ ]

Yes[ ] No[X]

Yes[ ] No[X]
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GENERAL INTERROGATORIES (continued)

3.1
3.2

4.1

42

6.1
6.2
6.3
6.4

71

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NAT ]
If yes, attach an explanation.
Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximu
m Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 0.000 0 0 0 0 0

Total XXX XXX 0 0 0 0 0
Operating Percentages:

51 A&H loss percent 0.000%

5.2 A&H cost containment percent 0.000%

5.3 A&H expense percent excluding cost containment expenses 0.000%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. $ 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. $ 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[X] NoJ[ ]
If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
of the reporting entity? Yes[ ] No[ ]

Qo8
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SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective Date
NAIC Certified of Certified
Company Domiciliary Type of Reinsurer Rating| ~ Reinsurer
Code ID Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) Rating
U.S. Insurers
10538........... |03-0308160.......... AMERICAN TRIUMVIRATE INSURANCE COMPANY (ATIC). Unauthorized....| ..
..................... 61-1140366.......... | DRISK INSURANCE INC........otuuiiuiniimiisiiesneisneissenssenesese s st ssssssssnsssnsscneas Unauthorized....
All Other Insurers
..................... AA-3191390......... | CASTLE HARBOUR INUSRANCE LIMITED........ccouvcrnevmernernerrerrerrerrenscsensennennernerncsesenees | BMUecciecs | UNQUthOTIZEA.... [ oo [ e,
..................... AA-3770336......... |HEXAGON INSURANCE COMPANY, LTD.......ccovurirnrrrnriinerinnrrsssrnsnirsenenssnisssesssssnsssessssenseess | OY Muevioroe [UNAUNOMZEA. ... [ oo | oo,

Qo9
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Current Year to Date - Allocated by States and Territories

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama
2. AlasKa.......coooee
3. ANiZONA....
4. Arkansas........ocoininnnnn
5. California.......cccoerernieneirenen
6. Colorado........coeurrerrerenrennenes
7. Connecticut
8. Delaware
9. District of Columbia................ DC|...... B e [ e | e | st | et | seber e
10, Florida. ..o 184,742 | oo 485,827
11.  Georgia ..34,137,002 ....33,654,722
12, HaWaL..ececneieecsceecedH | B | s [ et siniins | seesetneessesest s tsesssstnens | sessesessesssssestessanssessestans | sessessasssssessasssssessestanens | sosessessessasssesestesesssestans
13.
14.
15.
16.
17, Kansas........cocovevevneeneninininns
18.  Kentucky
19, LOUISIANA........cvverererreriririririnas
20.  MainB....ocooeeeenierererineineieinae
21.  Maryland
22. Massachusets........c..ccceneenee.
23, Michigan........cccooerervnieininns
24, Minnesota........ccc.ueereureneencs
25, MiSSISSIPPi..euerrreeeererrereereeens
26, MiSSOUM.....coureiercrrerreirereenns
27. Montana........cccoovveveeereeneeene
28.  Nebraska.........coceorerereeneins
29. Nevada......cooonvvvrereinienens
30. New Hampshire...
31, New Jersey.....oveneencenen.
32, New Mexico.......ccourevrrnennee
33.  New York..... 11,695 13,410
34, North Carolina..........ccoereeeesdNC | i B e [ e | i esenies | sessseinessees b eenes
35.
36.
37.
38, Oregon......cccveeeeeerseeenenns
39.  Pennsylvania
40. Rhode Island
41.  South Carolina.........coceevevenee. SC| ... o | e [ e | ettt nees | seteetes st es st est et enies | fessestestes st st et estestnns | sebetsess sttt
42.  South Dakota
43, Tennessee.......ccommeurereeens
44, TeXAS...ocirerrirerinrirereinrins
45, Utah..ccee
46.  Vermont......coovvevenreinennes
47, Virginia.......oceeeverevererenennns
48.  Washington........ccccovervriennnns
49.  West Virginia........coocoovuenne WV |....... B [ eeeeieseeieieinenies | eersenensiesese e | evvessssesesisssssssnsesissnnss | esssssesssssessssssessessssenens | sesessessssssessernnses 15,0000 | i, 1,000
50.  WIiSCONSIN.....c.ccvvererreririnrenes WI|....... B [ e | e | ettt | retesiee ettt nees | setstestesesnetess s nnenenens | ceestesseenetent e enrenae
51. Wyoming
52.  American Samoa.
53, GUAM...cviiirireieeeciee
54.  Puerto RiCO.....coveveereeireircenn.
55.  US Virgin Islands
56.  Northern Mariana Islands
57. Canada.......cccoeuvirirrernnenn.
58.  Aggregate Other Alien............
59.  TotalS....ovuvereieirirernirircreins
580071, oo
58002. ..ot
58003. .o
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... | oovevrveeriieeeiicennd 0 [ e 0 | e 0 [ e 0 [ e (0 T 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | e [0 I {01 O [0 (01 IO [0 PN 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 1 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinsurer. 0
(other than their state of domicile - See DSLI) 54 N - None of the above - Not allowed to write business in the state.............. 2
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile 0
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Organizational Chart

June 30, 2019

Policyholders

Factory Mutual Insurance Company
NAIC 21482 Fed ID 05-0316605 RI
100% OWNERSHIP of all Subs

Factory Mutual Insurance

Company

NAIC 00000 MEX

FM Global de Mexico S.A. de C.V.

Escritorio de Representag¢do No
Brasil LTDA

c FM '“5“[?"?: j FM Insurance FM Approvals LLC FMRE Holdings LLC TSB Loss Control Consultants, Inc EMIC Holdings, Inc.
ompany Limite Europe S.A. NAIC 00000 RI NAIC 00000 DE NAIC 00000 GA NAIC 00000 RI
NAIC 00000 GBR NAIC 00000 LUX Fed ID 05-0520189 Fed ID 27-1439297 Fed ID 58-2190659 - AlIN ID AA-2730043
AlIN ID AA-1120610 Fed ID 05-6009005
AIIN ID AA-1370041 NAIC 00000 BRA
| ' |
1 1 1 ] ] ] | ] | ]
FM Engineering FM »j\pl:)rovals FM Appl.'ov.als FM Approvals Watch Hill Insurance Corporate FM Global Appalachian FM Global Affiliated FM Risk Engineering
International Limited Europe Limited Assessoria E Company Insurance Services, Servicios, Insurance Company Services LLC Insurance Insurance
Limited NAIC 00000 NAIC 00000 Representacdo NAIC 00000 VT Inc. S.deR.L de C.V. NAIC 10316 RI NAIC 0000 RI Company Company Limited
NAIC 00000 GBR GBR IRL LTDA Fed ID 20-2740839 NAIC 00000 RI NAIC 00000 MEX Fed ID 05-0284861 Fed ID 27-0433536 NAIC 10014 RI NAIC 00000 BMU
NAIC 00000 BRA Fed ID 05-0453751 Fed ID 05-0254496 Fed ID 98-0131767
Jo) 1
= | | | | l I 1
FM Engineering Two 95 95 95 95 FSM G!obal FM do Brasil FM Engine'ering New
Egypt LLC Ledgemont LLC Hayden Mezz Owner Hayden LLC Hayden Lender LLC Hayden Mezz c;:::;sa Servicos de Consulting Providence
NAIC 0000 EGY NAIC 00000 DE LLC NAIC 00000 DE NAIC 00000 DE Lender LLC SAS Prevencao de (Shanghai) Co Ltd Mutual
Fed ID 37-1699077 NAIC 00000 DE Fed ID 46-0627887 Fed ID 46-0639741 NAIC 00000 DE NATE 00000 Perdas Ltda. NAIC 00000 Limited
Fed ID 46-0655775 Fed ID 46-0644539 NAIC 00000 CHN NAIC 00000
coL BRA BMU
Hobbs Brook 601 275 175 Johnston 101 FMEC 3460 At 130dl e Hobbs Solar Hobbs Solar Hobsb:'iolar :M
Management Wyman Buildin. Edgewater Legac 265 Winter Preston woo 1LLC 4LLC sia
e Hobbs Brook Edsev‘éater Wyman LLC e B oy e Ridge LLC NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 Holdin
NAIC 00000 Limited H Lc NAIC 00000 DE DE DE DE gs Pte.
NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000
DE GBR DE DE DE DE DE DE DE DE Fed ID 46- Fed ID 30- Fed ID 35- Fed ID 38- Ltd.
Fed ID 04- fed 1D 04 fed 100 Fed ID 20- Fed ID 27- Fed ID 45- Fed ID 27- Fed ID 20- Fed ID 46- 1737956 0871090 2566166 4085564 ol\(l)AOL%
3516897 8836334 1439940 2766487 1440057 2775533 1609795
3516901 3516936 SGP
93 Building 404 610 Lincoln Park Ridge Neponset Hobbs Solar Hobbs Solar Green Street 343
LLc Wyman LLC LLC Bldg LLC 285 Central West River 245 81 21LC 3LLC Plaza LLC Winter
NAIC NAIC 00000 NAIC 00000 NAIC 00000 Edgewater Ave Glocester LLC Winter LLC Wyman LLC NAIC 00000 NAIC 00000 NAIC 00000 Bldg LLC
00000 DE DE DE LLC LLC LLC NAIC 00000 NAIC 00000 NAIC 00000 DE DE DE NAIC
DE Fed ID 04- Fed ID 04- Fed ID 04- NAIC 00000 NAIC 00000 NAIC 00000 DE DE dDE Fed ID 38- Fed ID 32- Fed ID 30- 00000 DE
Fed ID 04- 3516903 3516902 3516937 DE RI RI Fed ID 04- Fed ID 27- Fed ID 38- 3982389 0486346 0939299 Fed ID 30-
3516935 Fed ID 27- Fed ID 27- Fed I 27- 3516938 1169682 3942300 0965702
1169682 1595571 1439297
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SCHEDULEY
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

[4%9)

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship| Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary|to Reporting| Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
ﬁ?:ﬁbers Name Code Number | RSSD | CIK|International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other)| Percentage Entity(ies)/Person(s) (YIN) *
0065 | Factory Mutual Insurance Company & its Affiliates.. [21482... |05-0316605.. | .....cccco. |coves | coverrerrierennes Factory Mutual Insurance Company...........cccccevevreurivereennns [ P UIP oo ettt s sssssses | sstessssssessesssessases | sesessesssssessnss | sosesissessessesssssse s s st este st tes e sensansennns | seres N.ooa. 1.
0065 | Factory Mutual Insurance Company & its Affiliates.. | 10014... | 05-0254496.. | ......ccc. |veee | orrrmrrrrrverenns Affiliated FM Insurance Company...........cc.couvreeenernrennenens Rl A FMIC Holdings, INC......cevvrrrrerrireieiineirrieienenes Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... N 1...
0065 | Factory Mutual Insurance Company & its Affiliates.. [10316... |05-0284861.. | ....cccoo |eover | everveviierrenn Appalachian Insurance Company...........cccoerverrreirerrneennnn. [ P RE............ FMIC Holdings, INC.......covvreiiierrerciriisieessieinns Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... N 1.
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... | AA-1120610. | ...cocovs | eeere | orermeeneernernens FM Insurance Company Limited..........cocoerrueneenereinincenes GBR........ A Factory Mutual Insurance Company.................. Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... A (R P
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... [98-0131767.. | ....cccccc. | ever | coervirererrercnnns Risk Engineering Insurance Company Limited.................... BMU........ A, FMIC Holdings, INC....c.cvvveveiicreeiiesiceieieinas Ownership........ ....100.000 |Factory Mutual Insurance Company.... |...... Neveoos e
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |AA-1370041. | ..o | eover | eoverrerierenns FM Insurance EUrope S.A.........ccocveeveieneeieseisseessienens LUX......... A Factory Mutual Insurance Company.................. Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... | U P
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... |AA-2730043. | ...cccooe | vreee | rrrrmeerrernennes FM Global de Mexico S.A. de C.V......cocvvvvrnrnenernireinnenns MEX........ A Factory Mutual Insurance Company.................. Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... ) (R P
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |20-2740839.. | ..o | vover | coverrervierienns Watch Hill Insurance Company..........ccceeveenmeereerneenenenns VT A FMIC Holdings, INC.......cvvvreirieieieisrsieeisrieinns Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Nevvooor | e
0000 | Factory Mutual Insurance Company & its Affiliates.. {00000... | 05-0453751.. | ...cccovves | cenne Corporate Insurance Services, INC..........ocurereereereernerneeneen. [ NIA........... FMIC Holdings, INC......ccvurerieneireinieneineieeeeens Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Neooo e
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |....cccccoveerveees | ervervrinns | eon New Providence Mutual Limited Risk Engineering Insurance Company Limited.. | Ownership........ ....100.000 |Factory Mutual Insurance Company.... Nevooors e
Factory Mutual Insurance Company - Escritorio de
0000 |Factory Mutual Insurance Company & its Affiliates.. | 00000... | ...ccccorrrrrcmrinns | cevvmrees [ evene [ ervermerneereernnes Representacéo No Brasil LTDA. BRA......... A Factory Mutual Insurance Company.................. Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... A (RN P
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... [05-0520189.. | .....ccccc. {ever | corrvirererrerennns FM APProvals LLC.........cccccoveveiiicieeieesieve e Rl Factory Mutual Insurance Company.................. Ownership........ ....100.000 |Factory Mutual Insurance Company.... |...... N e
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |....ccccooveveiverees | erverveinns | evves | erverrerieienns FM Engineering International Limited...............ccccoeviirennee GBR........ FM Insurance Company Limited........................ Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Nevoooos | oo
0000 |Factory Mutual Insurance Company & its Affiliates.. | 00000... | ....cccorrrremrirns | cermrrees [ereee [ wrvrreeenrirnennns FM Engineering Consulting (Shanghai) Co. Ltd................... CHN........ FM Global Services LLC.........ccoovvvruererenrineinns Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... [\ IS I
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |....cccoovevvrieres | vrveveinns [evver | eorerrerieiiens FM Approvals LImited...........cccoeevreieieeeeeesieessiennns GBR........ FM Approvals LLC........cccoovverivieereeieeiens Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Nevoooor | oo
0000 |Factory Mutual Insurance Company & its Affiliates.. | 00000... | ....cocorreeemrenee | cevrmres [ eeone | errermerneereenens FM Approvals Assessoria E Representacédo LTDA. ............ BRA......... FM Approvals LLC..........cocnrereneeneereirnincineineenns Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... Neooooe | oo
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... [27-1439297.. | ....ccccce. | ever | coervirererrerenns FMRE Holdings LLC......ccoveveiricieeieesiee e DE........... Factory Mutual Insurance Company.................. Ownership........ ....100.000 |Factory Mutual Insurance Company.... |...... Neveoos e
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |58-2190659.. | ....ccccoo. | eover | coverrerrierennes TSB Loss Control Consultants, INC...........cc.cccoevvvererrirennen. GA... Factory Mutual Insurance Company.................. Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... | U P
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... | 05-6009005.. FMIC Holdings, INC......cvvvvrerieireiiesissiecesissiseseissssssissiseenns [ I Factory Mutual Insurance Company.................. Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... ) (R P
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... . |FM Global Servicios, S.de R.L. de C.V. .. IMEX........ . |FMIC Holdings, Inc Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Nevoooor | e
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... FM Global Services LLC..........covruririnrerrirnineeneireieeeneenens Rl FMIC Holdings, Inc.... Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Neooooe | oo
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |........ccceovvneeee. FM do Brasil Servicos de Prevencao de Perdas LTDA........ BRA......... FM Global Services LLC.........c.cccccvvervivererrinennn Ownership........ ....100.000 |Factory Mutual Insurance Company.... |...... Nevooo e
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |04-3516902.. |.. . 1610 Lincoln LLC.... . .. |FMRE Holdings LLC.. Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... [\ TR I
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... | 04-3516903.. 404 WYman LLC......oovvrreernesriesseeie s FMRE Holdings LLC........cccovvrrerinrrrireieienrereenns Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... [\ IS I
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |04-3516936.. | .....cccoo |eover | everrerrierrens 275 WYMAN LLC.....oviieicceecene e FMRE Holdings LLC........ccoovverivreereeieieins Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Nevoooor | e
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... | 20-8836334.. | ...ccccovee | veere | orernerneernenens 175 WYMAN LLC.....ooieeee ettt seeeseceees FMRE Holdings LLC........cccovnrerinereireininreneenns Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Neooooe | oo
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... [04-3516937.. | ....cccccee | ever | coerverererrircnnns Park Ridge Building LLC.........ccccoovveviiiiceieeeee e DE........... NIA........... FMRE Holdings LLC.........cccovvveevieericrciees Ownership........ ....100.000 |Factory Mutual Insurance Company.... |...... N e
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |04-3516935.. | ..o | eover | crverrerierenns 93 BUIIING LLC....ooveveee e DE....... NIA........... FMRE Holdings LLC........ccoovveriireirerrieieeiene Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Nevoooor | oo
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... [ 20-2775533.. | .o.covceves | eeene | orermeeneernenens 265 WINEr LLC.....ooververeeeeieeeece e eeeeeteseseesennes DE......... NIA........... FMRE Holdings LLC........ccoovrrerernereireincinnereenns Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... |\ IS I
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |27-1169682.. | .....ccoo. | vover | vverrerrirerienns 245 WINEr LLC.....veieeesees e DE........ NIA........... 265 Winter LLC.......ovvveeeereeeeeeseeessines Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Nevoooor | e
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... |27-1440057.. | ...cococee | veone | orermernerreennens FMEC Legacy LLC FMRE Holdings LLC.........ccovneuineeneireincneineenas Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Neooo e
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |04-3516938.. | ....ccccoe | eroer | cvververisrnnnns Neponset River LLC FMEC Legacy LLC.......cccoovvvererereecerceeiee Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Nevoooor | oo
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |27-1439297.. | ..cccccovws | eover | cverrevrerenns West Glocester LLC FMEC Legacy LLC........ccoeeviiereseeieieins Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... [\ IO I
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... | 04-3516901.. | ...covcvves | eeeee | wrrrrmerreernernns 601 Edgewater LLC FMRE Holdings LLC........cccovrrrrmernereireinrineereenns Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Neooooe | e
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... [27-1595571.. | ..ccccceees | ever | corrverererrirenns 285 Central Avenue, LLC........ccccovveevvceeecesee e Rl...ccon... NIA........... FMRE Holdings LLC.......c.cccoveeeriecriccenenes Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... Nevooa | e
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Statement for June 30, 2019 of the AP PALAC H IAN I N S U RAN C E CO M PANY

SCHEDULEY
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship| Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary|to Reporting| Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number | RSSD | CIK|International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other)| Percentage Entity(ies)/Person(s) (YIN) *

=

0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |04-3516897.. | ..
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |......cccerirnenee
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |45-2766487..

. | Hobbs Brook Management LLC
Hobbs Brook Limited
101 Edgewater LLC.........ovoveeeerrereeneeseseeeesieeseneees FMRE Holdings LLC........ccoovrrerierrereireinrinnereenns Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ......

. | FMRE Holdings LLC..
FMRE Holdings LLC........ccoovveriiieeirreieeiene Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ......

Ownership........ ....100.000 |Factory Mutual Insurance Company.... |......

N

N
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |27-1169682.. |.. . |401 Edgewater LLC...... . .. |FMRE Holdings LLC.. Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... N
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... |27-1439940.. Johnston Building LLC...........coovrinerrininenenereeceneneis FMRE Holdings LLC.........ccovnrerineereireiecneeneenns Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Neooooe | e
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |....cccocvevvrreves [revervirees {ever | eervirereriinenns FM Global Services Colombia S.A.S..........cccocevevviviereriinnns COL......... NIA........... FM Global Services LLC.........ccccccovveviverereincnnn, Ownership........ ....100.000 |Factory Mutual Insurance Company.... |...... N e
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |37-1699077.. | ..cccoceves | eover | crverrerrierinns Two Ledgemont LLC.........cocveieieiceeee s DE....... NIA........... 95 Hayden Mezz Owner LLC.........cccccoevverrerina Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... [\ TR I
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... [46-0627887.. | ...cccccces | vvene | rrrrmerrrervennns 95 HaYdeN LLC.......ovveereeieirciseeeeseessesese s sseesssenenns FMRE Holdings LLC........cccovrrenrrrrereireirnernneneenns Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Neooooe | oo
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... [46-0639741.. | ....ccccce. | cever | corrverererreennns 95 Hayden Lender LLC FMRE Holdings LLC.......c.ccoovvieerieercreienes Ownership........ ....100.000 |Factory Mutual Insurance Company.... |...... N e
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... [46-0655775.. | ...cocooves | vene | orermeeneereennns 95 Hayden Mezz Owner LLC.... FMRE Holdings LLC........cccovnreeeneereireineinneneenns Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Neooo e
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |46-0644539.. | ... |eveer | crververviierinnnns 95 Hayden Mezz Lender LLC.........ccccovveevecrececeieenns FMRE Holdings LLC.......ccccovvveerieevicrceeenes Ownership........ ....100.000 |Factory Mutual Insurance Company.... |...... N e
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... [46-1609795.. | ..o | eover | crverrerrierrenns 3460 Preston Ridge, LLC.........cccovevieerieeseeeee s FMRE Holdings LLC........cccooevirieeirieieeiene Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Nevoooor | oo
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... [46-1737956.. | ...coccoves | vvene | rrrrmerreereenens 1301 AtWOO LLC.....oooeeeeecieeeeeeieeseese s FMRE Holdings LLC........ccovurrerenrereireieiinnereenns Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... |\ ISR I
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |38-3942900.. | .....cccoo | vorer | ererrerirerrenns 81T WYMAN LLC......oooveieieieereee e FMRE Holdings LLC......c.ccovvvvrivierereiriereinns Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... Nevoooos | e
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |30-0871090.. | .....cccoo |eooer | coverreeierinnes Hobbs Solar 1 LLC FMRE Holdings LLC........cccooemvirrieirerrireieeiene Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... [\ TOUO I
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... [38-3982389.. | ...cccoes | vveee | wrrrrmrrrrrrviranns Hobbs Solar 2 LLC FMRE Holdings LLC........cccovvrririnrirrireininreneenns Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... Nevooooe | oo
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... | 32-0486346.. Hobbs Solar 3LLC........cccceveieirieiesreeseesese s FMRE Holdings LLC........ccoovverinrerereeiereies Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ...... N

N

N

N

N

N

N

N

0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... | ....cccccovrrurrenne . . |FM Asia Holdings Pte. Ltd .. |FMRE Holdings LLC.. Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ......
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |30-0939299.. Green Street Plaza LLC...........ccccooveeveeicniceeceeeeeinne FMRE Holdings LLC.......c.cccovveeevieeicciene Ownership........ ....100.000 |Factory Mutual Insurance Company.... |......
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... | 35-2566166.. Hobbs Solar 4 LLC FMRE Holdings LLC........cccooveviireereieieeiens Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ......
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... | ....ccccovrrrerrenns . . | FM Engineering Egypt LLC... . |FM Engineering International Limted. .... | Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ......
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... | 30-0965702.. 343 Winter Bldg LLC FMRE Holdings LLC......ccccooverivrerereeieireins Ownership........ ....100.000 | Factory Mutual Insurance Company.... | ......
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... | ....cccoorerrnecnee | vervmres [ evene [ errermeeneereenenns FM Approvals Europe Limited FM Approvals LLC..........cocnrerreienereieieeineieenns Ownership........ ....100.000 |Factory Mutual Insurance Company.... |....N......| ...
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |38-4085564.. |.......c... |.ever | coervivererrirennns Hobbs Solar 5 LLC FMRE Holdings LLC.........cccovvveevieeeicrcieines Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ....N....... | ...

Aster Explanation

| 1 | Pool Participants: Factory Mutual Insurance Company (86%), Affiliated FM Insurance Company (12%), and Appalachian Insurance Company (2%).




Statement for June 30, 2019 of the AP PALAC H |AN | N S U RAN C E COM PANY

PART 1 - LOSS EXPERIENCE

Lines of Business

Current Year to Date

1 2
Direct Premiums Direct Losses
Earned Incurred

3
Direct
Loss Percentage

4
Prior Year to Date
Direct Loss
Percentage

—~
SCOWOmO A WN

. Farmowners multiple peril.
. Homeowners multiple peril...
. Commercial multiple peril
. Mortgage guaranty..........cccoccevererrirennnn.
. Ocean marine
. Inland marine........
. Financial guaranty.........cccocoeveeiencrnnnns
. Medical professional liability - occurrence
. Medical professional liability - claims-made..
. Earthquake........ccooeerervevenicieei,

. Group accident and health...
. Credit accident and health....
. Other accident and health
. Workers' compensation....

. International..

Other liability-occurrence..
Other liability-claims made....
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made......
19.2 Private passenger auto liability
19.4 Commercial auto liability..........

. Auto physical damage............ccccoevrvrernnee.
. Aircraft (all Perils).......ccovvvereeerierrerernnn.

................................. 0.000
...... 0.000
..0.000
..0.000
0.000
0.000
..0.000
..0.000
0.000
0.000
..0.000
..0.000
..0.000
..0.000
..0.000
..0.000
..0.000
..0.000
..0.000
..0.000
..0.000
..0.000
..0.000
0.000
0.000
..0.000
..0.000
0.000
0.000
..0.000

30, WAITANEY. ...t es
31. Reinsurance-nonproportional assumed property
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines.
34. Aggregate write-ins for other lines of business.
35, TOAIS....ceevce e
BADT. b
3402.
3403, e
3498. Sum. of remaining write-ins for Line 34 from overflow page. e
3499. Totals (Lines 3401 thru 3403 plus 3498) (Line 34)......cccconiinrinninninniissiisninns
PART 2 - DIRECT PREMIUMS WRITTEN
1 2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
1.
2. Allied lines....
3. Farmowners multiple peril
4. Homeowners multiple peril...
5. Commercial multiple peril.
6. Mortgage guaranty
8. OCEAN MAMNE.......oivieeiecieciiee ettt st sttt nes
9. Inland marine........
10. Financial guaranty..........c.cccooevvererierrennns
11.1 Medical professional liability - occurrence....
11.2 Medical professional liability - claims made..

. International..
L WAITANEY ...ttt
. Reinsurance-nonproportional assumed property
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other li

. Earthquake........cccccovveieriinne
. Group accident and health
. Credit accident and health
. Other accident and health
. Workers' compensation....

Other liability-occurrence
Other liability-claims made

Excess workers' compensation

Products liability-occurrence...
Products liability-claims made

19.2 Private passenger auto liability.

19.4 Commercial auto liability

. Auto physical damage......

nes of bUSINESS........ccvvvrrrieireirninns
o TORAIS. .ottt

. Sum. of remaining write-ins for Line 34 from overflow page.
. Totals (Lines 3401 thru 3403 plus 3498) (Line 34)




Statement for June 30, 2019 of the AP PALAC H IAN I NS U RAN C E CO M PANY

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

10

1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2019 2019 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2019 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 | (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2016 + Prior.....c.. | oovevrecrcerersnians 7,526 | cooverreereeeeen80,894 | iviiiiieeeee88,419 | e 115 | | e 115 | oo 11,190 | o 10 [ coieiieeeeeeen 57,104 | 68,304 | 3,779 | (3,780)
2. 2017 coieiiiiiies [errieriesssisiissssissssrienes | eererisssssesssssessenssssesens | srsssesassesssnssssesssseaees 0 | oieetieisiesssissieisnies | eeresssissssssssessssssnienss | orriessesssssssssiessessenes 0 [ eseeieiesiesinies | eresressissiessssssssesssssnsees | ariesssssessassssssssessenssnsins | assessesssssessessssssiassans (01 (O (O] [N 0

3. Subtotals
2017 + Prior....c.o. | coveeeeeeee, 7526 | oo 60,894 | .....c.coovevne. 68,419 | .o L 0

5. Subtotals
2018 + Prior...ccco. | cooeveerierererinians 7,526 | oo, 60,894 | oo 68,419 | oo 115 | oo 0

8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,

As Regards Line 7 Line 7 Line 7
Policyholders | .oocovvveeincnne 187,376

1o 502 %] 2. s (6.2)%] 3. oo (0.0)%

Col. 13, Line 7

Line 8

Ao (0.0)%




Statement for June 30, 2019 ofte. APPALACHIAN INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?
2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement?
3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

4. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

Explanation:
1. The data for this supplement is not required to be filed.

The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.

> w N

The data for this supplement is not required to be filed.

Bar Code:

AR TSRO A AR ARR AR
*1 0316 2 0194 90000O0O0 2 =
AR O AT ARIER AP RO R
*1 03 16 2 01 945540000 2 =
ARSI TE ADRAR AR
*1 0316 20193650000 2 =
AR MEC O AR AR AR
*1 0316 2 01 95050000 2 =

Q15

Response

NO

NO

NO

NO




Statement for June 30, 2019 of the AP PALAC

Additional Write-ins for Liabilities:

HIAN INSURANCE COMPANY

Overflow Page for Write-Ins

1 2
Current December 31,
Statement Date Prior Year
2904.
2905.

2997. Summary of remaining write-ins for Line 29

Additional Write-ins for Liabilities:

1 2
Current December 31,
Statement Date Prior Year

Q16




Statement for June 30, 2019 of the APPALACH'AN |NSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © NGk W

_
o o

Book/adjusted carrying value, DECemMDEr 31 Of PHOT YEAT.........ccciueieieieirieie et nann
Cost of acquired:

2.1 Actual cost at time of aCQUISItION.............ccoeveiveiercirisecese e

2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals............ccceverrreierrennnn.

Total foreign exchange change in book/adjusted Carrying VAIUE............cvurieenririrnrenrireiecnsiseee s ssesenn
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).........cccevvrerrerinreesiieiesssssesssseneesssenees

. Deduct total Nonadmitted @MOUNES............crueiriieiiceicie ettt en s
. Statement value at end of current period (Line 9 MinUS LiN€ 10)..........cccoeiiiuiiiiieiicicsicteiseesee e sseebesssseaesens

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 of PHOT YEar..........c.ovureeeneereuneeneeneereeseeeeeeneens
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.............cccccvieevciieiiescsesecn
ACCTUAl Of AISCOUNL. .....coveeriri b \
Unrealized valuation increase (deCrease).........oovueveuirrerererserseeersreissesnnenns
Total gain (loss) on disposals

Deduct amounts reCeived 0N AISPOSAIS..............cvuevriiveiieieieics sttt ettt b bbbt
Deduct amortization of premium and mortgage interest points and commitment fees..............
Total foreign exchange change in book value/recorded investment excluding accrued interest...
Deduct current year's other-than-temporary impairment recognized............cocvvvvreneenenisineneneneeneens

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
Total valuation @lIOWANCE. ............covueueiircieicte et b st n s b s tene
Subtotal (Line 11 plus Line 12)..
Deduct total nonadmitted amounts............cccoeveeerernerisirreineens

Statement value at end of current period (Line 13 MINUS LINE 14)........ciiiiiieiiiisiesiesie sttt es s nsaneas

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PHOK YEAI..........cccvviveiiceiiee et
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquUISItion.............cocovereurrenceneereirnieny
Capitalized deferred interest and other...........c.cooeevivcveviieiecceeceeeeed
Accrual of dISCOUNL............cvuriiiireieicreeee et
Unrealized valuation increase (decrease)

Total gain (loss) on disposals
Deduct amounts received 0N dISPOSAIS..............cceueiiriiiiiecicre ettt bbbt b s b benes
Deduct amortization of premium and dePreCiation..............ciuieieicirieiecee bbb
Total foreign exchange change in book/adjusted Carrying VAIUE............c.cccueveeveeveieesieee e et
Deduct current year's other-than-temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........coevrverrerrrsrrsrerierrersereseree s
Deduct total NONAAMItEEd AMOUNES............ciiiiieiciieie ettt bbbttt
Statement value at end of current period (Ling 11 MINUS LINE 12).......overeirirrrismeireisnessessessssssssessssssssssssnssssssssssssessssssssssasssses

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® NS ok N =

. Total investment income recognized as a result of prepayment penalties and/or acceleration fees.
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)...
. Deduct total nonadmitted @aMOUNLS..............ccevevireieieieisie e

. Statement value at end of current period (Ling 11 MINUS LINE 12)........coiiiiviriiiieiesieiecessssisississeesessssessssssssssessssssssnens

Book/adjusted carrying value of bonds and stocks, December 31 of prior year
Cost of bONAS AN SLOCKS ACUIFED.........vevererririiceei sttt sttt
Accrual of discount

Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization Of PrEMIUM..........ccviiecee ettt bbb a bbbttt es e aes
Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other-than-temporary impairment recognized....

(252,430)
25,785,193
........................................ 103,059

...27,240

.204,690,303

..209,197,728




Statement for June 30, 2019 ofthe AP PALACHIAN INSURANCE COMPANY
SCHEDULE D - PART 1B
Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 (8)-vrrevereervrerereeeseesseeeseesseessssessssessesssssessessssessssessssssssssssnsnns | oossessssssssssnssssanees 188,397,980 | ...oovevcerrrireinns 4,785,738 | ..oooocvecrrrrienennne 6,746,774 | cooovevrirciis (2,162,415) | covovvvvrcrireceiens 188,397,981 | oo 184,274,529 | ...vooveeeereeiseeiinereeenissesnens | eevisseesissnsesseenens 191,293,230
NAIC 2 (8)-vvvvrerueerereieeesessiessssesss s eessseseseess st sessestsenssns | eerisessssnesssesessneneos 16,270,324 | ..o 1,998,937 | oo 2,496,970 | ..ovverierieirinenne 2,143,483 | oo 16,270,324 | ..o AT915,774 | oo | et 14,409,448
NAIC 3 (8)-vvveveveeermresseesssisseeeeseee s sesess s bbbt | £oseeRt bbbtk | eee s iR R e | R e R RSk | eeet R bR | Heees Rt | Seebe e 0 e | e 995,050
NAIC 4 (8)-+v1evereeeereeeeseeesseeesseeesseessasesssesssseesseesssse st eesssesssasessseesssessaessss | sseessssessseesssaeessesssaessssessssnesssnes | eessseessssessseesssaesssansssesssneessnes | £oeessssesssesssnessessssnesssaessseesssaess | 1eeessosessssesssnesssaesssaesssansssesssaness | 1eeesseesssaesssesssaeessesssnesssesssenses | sesssnesseest sttt OO OO OTSN
NAIC 5 (8)-+-1-vereeereeesseeesseeesseeesseessesessseessseess st ssseeesseeessaeessseess st seessss | rseessseessseesssaeesseesssaeessseeesseessses | eeessaeessseessseessseessseesssaessseeessees | £oeeesseeessaeesseeessaees s eesseeesseestseees | 1oeesseest e e s e Rt s st eees | Heees Rttt | Heees ettt 0 e rentees | senesiee et
NAIC B (8)-+-+evereeeraeeseeesseeesseeeseessesesssesesseesseessseessseessseess st seess st eesss | 1eemtseeeseesesaees et eeeetseses st s | eeeseeeetseeesseeeE et seeee et enestsees | o000t seeeEeeeeenes et een et eent s | coeetenen e Rt et ees et | et st en et | sene et 0 e | o
TOtAl BONGS......vvviieeniiiiecns i esse s essssensens | oesresesssssnssensssnes 204,668,304 | .....cooorviriniinirid 6,784,675 | ..o 9,243,744 | oo, (18,932) | covovveeirircrienens 204,668,305 | .....cooovrrniriincnens 202,190,303 |.....oiveririinriniennri i O SRR 206,697,728

20IsO

INAIC 2.t | Hhe s sb e bbb bbb e | Hieei e R E e e E bbb s b Rb e | £hbesb R e bbb bbb | eebeEE RS E bbb R s | HEeRb bbb bbb | Sebn bbb 0 [ | s
T0. NAIC 3o bbbt | ehdbesb e bbb bbb bbb b | H4eb b b L bbb bbb b b | £hbesE bbb bbb b | edb bbb bbb | HEesb bbb bbb | Shbnb bbb 0 [ | s
T10 NAIC A | e b bas | Shie bR | Shbee bbb | Srbs bbb | et | b 0 [ |
120 NAIC 5.ttt siens | ehesest et bR e bbb es e | Heeese R R s bR b st | Sesesb e R R e e bR e et n b s b | etbee bR bR e bR e | HEeeeee b ettt | eebnb et 0 [ oo | v s
130 INAIC Bttt e et seneene | SreeeteeE e hbees st eee e ent e e st enes | fieeienEenEseesentenEseEeeienseeEenesentenEeee | chientenEneentenEereseReeneentsensreentene s | SensenEeeReneenEenEene Rt ene st seR e enEenes | HfeneenEeens e enE et enbensnnn e | snt ettt 0 | e | e
14, Total Preferred SOCK..........coouiuriiniiiiciciscirisrscessscsseienes | risniisn s 2,500,000 [ ..o 0 [ 0 [ [0 P 2,500,000 | ..o 2,500,000 | ... [0 P 2,500,000
15.  Total Bonds and Preferred StocK..........iririniiniiniiniinisisicsisnisnins | oniississsissiessiesees 207,168,304 | .....coocoviiiiiciiinad 6,784,675 | ..ooovvviviiciciicias 9,243,744 | ..o (18,932) | .oovverrniciiene 207,168,305 | ...ccoovvviiciiiiiiaas 204,690,303 |....ccooiiiiiniiina [0 T 209,197,728

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC18§.......... 0; NAIC2S......... 0; NAIC3S...... 0; NAIC4S.... 0; NAIC5S.......... 0; NAIC6S.......... 0.




statement for June 30, 2019 ofthe APPALACHIAN INSURANCE COMPANY

Sch. DA - Pt. 1
NONE

Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB -Pt.C -Sn. 1
NONE

Sch.DB -Pt.C -Sn. 2
NONE

Sch. DB - Verification
NONE

QSI103, QS104, QSI05, QSI06, QSI07



Statement for June 30, 2019 of the APPALACH'AN |NSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

. Statement value at end of current period (Line 10 minus Line 11)

. Book/adjusted carrying value, December 31 of prior year................

. Cost of cash equivalents acquired...........cccoueverrerereeieeiesins

. Accrual of dISCOUNL........ccvvieiiieieeeee e

. Unrealized valuation increase (decrease)..........cocvvvvrieereenerenenenns

. Deduct consideration received on disposals...............cccevuererriernne

. Deduct amortization of premium............cccceuveerireeieceieceiees

. Total foreign exchange change in book/ adjusted carrying value.....

. Deduct current year's other-than-temporary impairment recognized

. Deduct total nonadmitted amounts.............cccoceevireerrieeniriesiseiens

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........ccoevervrrererverrrsrernnnns

1
Year To Date
............................................ 41,327,204
................................................. 483,494
................................................... 15,609

............................................ 78,044,772

.............................................. 1,020,898

.............................................. 5,000,000 | ..cooovrrvinriinniinniinnirnnnnn 37,742,619
............................................ 36,826,777 | oo 41,327,204
............................................ 41,327,204

QsI08




statement for June 30, 2019 ofthe APPALACHIAN INSURANCE COMPANY

Sch. APt. 2
NONE

Sch. APt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 2
NONE

Sch.BA-Pt. 3
NONE

QEO01, QE02, QE03
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Statement for June 30, 2019 of the AP PALAC H IAN I NS U RAN C E CO M PANY

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
Bonds - U.S. Government
912828 6T 2 |UNITED STATES TREAS...... o | ................ | 05/31/2019........ |JP MORGAN. ...ttt 4785738 | oo 4,700,000 | oo 5,763 [1FE...ccoiiiiiiiinnns
0599999,  Total - BONAS - U.S. GOVEIMMENL............ouiviuiievirieiteiiieteteteceeteteeeteteteseeteeeteaetevesae et seesesesesastes  sevetsssessssesesasssssesssesesesssseeeeesesesesssssesssesetesesssses e s etesesessetesssses et s sssesesanses et s sesesesassssessssesesesnsaseesnsesesasassseennsetesanans | eaetesisees 4,785,738 | oo 4,700,000 | oo 5763 | ... XXX
Bonds - Industrial and Miscell;
R [ [ 06/05/2019....... |EXCHANGE. ..o...ooccsssesrssssssssesessesesrssreece 1,998,937 | cooorscscerssesse 1,040,000
3899999. Total - Bonds - Industrial and MisCellangous................cccovevriiieriiesiiieieceeinnn 1,998,937 | oo 1,940,000
8399997. Total - Bonds - Part 3......... 6,784,675 | .o 6,640,000
8399999, Total - BONAS. ....euivereieeiiiisiesrisrien s 6,784,675 | .o 6,640,000
9999999. Total - Bonds, Preferred and Common Stocks...... 6,784,675 XXX
(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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Statement for June 30, 2019 of the AP PALAC H IAN I NS U RAN C E CO M PANY

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

SCHEDULE D - PART 4

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
36179M 2T 6 | GNMA PASS-THRU M SINGLE F . 106/01/2019. | MORTGAGE PAYDOWN........coocves [ vmrvnrirnnirersnincirens | v 178,524 | .......... 178524 | .......... 194,702 178,924 (401) (401) | covverneieeions | i 178,524 | .coovvvverrinne 02/20/2043.
36200Q 2T 0 |GOVT NATL MTGE ASSN.. .| 06/01/2019. | MORTGAGE PAYDOWN 380 380 389 ...381 . 0 380 02/15/2032.
912828 QN 3 |UNITED STATES TREAS... . 1 05/31/2019. | WELLS FARGO......cevviniinirininninns | o | e 4,594,746 | ....... 4,500,000 | ....... 4,736,074 | .........4,562,648 (10,874) | oo | v (10,874) [ oo | s 4,551,774 | .o 42,972 05/15/2021.
0599999. Total - Bonds - U.S. GOVEMMENL......vuuvirieiiisiiisirissiesenessressiies | eossssessessssssssenssens s sns st ssnssssnssenssensssnssniens | onnees 4,773,650 | ....... 4,678,904 | ....... 4,931,165 | ........... 4,741,953 | oo, 0] (11,275) [ oo 0 [ (11,275) [ o 0 [ i 4,730,678 | ..o 0 [ 42972 | ... 42,972 XXX
Bonds - U.S. Special Revenue and Special A
31296S M5 2 |FHLMC .| 06/01/2019. | MORTGAGE PAYDOWN 2,758 | oo 2,758 | v 2,857 | oo /2N O ISP 2) 2 2,758 01/01/2034. [ 1FE............
31297T WF 6 |FHLMC PC .| 06/01/2019. | MORTGAGE PAYDOWN 4,000 6 6 4,000 09/01/2035. | 1FE..
31411A  JG 1 |FEDERALNATLMG.....cccoovimmrivnrinriicniis .| 05/01/2019. | VARIOUS 1,591 0 1,591 11/01/2036. | 1FE..
31419A DS 3 |FNMAPASS-THRU LNG30Y.....oinenn. .| 05/01/2019. [ VARIOUS TI47 | s TI47 | s 8,440 | .o YT (29) (29) 7,747 09/01/2039. | 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .......viiuriiuerieieieisiiereisissiesseseessssnseseessssnsensesssssssensess | enesssseseas 16,09 | ............ 16,09 | ........... 16,722 | oo 16,121 | oo 0 | [V4)] [ (U P [V43) ) (V] 16,096 |................ 0 [ 0 XXX XXX
Bonds - Industrial and Miscellaneous
655844 BC 1 |NORFOLK SOUTHERN CORP.................. .| 06/15/2019. | MATURITY.... 500,000 500,000 | .......... 498,750 | .oovvverees 499,927 | oo | e T8 | | e 78 | [ 500,000 | i | v [0 | 14,750 | 06/15/2019.
693476 BF 9 |PNC FUNDING CORP. .1 06/10/2019. | MATURITY.... revnreenennenenes | e 2,000,000 | ....... 2,000,000 | ....... 1,995,820 1,999,752 | e | 248 | i 288 | | 000000002,000,000 | e e | 0 [ 67,000 | 06/10/2019.
887317 AR 6 |TIME WARNERINC.... woo |- | 06/05/2019. | EXCHANGE..........cooniveiiinninnninnn | oo | e 1,998,936 | ... 2,000,000 | ....... 1,993,980 | ...........1,996,711 cernenen 1,996,970 | i [ oo 1,966 | 11,966 | i 12/15/2023.
3899999. Total - Bonds - Industrial and MISCEIANEOUS. .........vuuiiiiiiiiiiis criirisieisssisssss sttt | oonnens 4,498,936 | ....... 4,500,000 | ....... 4,488,550 | .......... 4,496,390 | .ooooooviienn0 | 580 [ o0 [ 580 [0 | 4,496,970 | ..o 0 [ 1,966 | oo 1,966 | ..o 81,750 XXX
8399997. Total - BONAS = PAM 4. cotis bbb | enieae 9,288,682 | ....... 9,195,000 | ....... 9,436,437 19,254,464 9,243,744 0]...44938 | ......44,938 | ..... 163,255 XXX
8399999. TO = BOMAS. ...ttt eef s | enens 9,288,682 | ....... 9,195,000 | ....... 9,436,437 | ..........0,254 464 9,243,744 0...44,938 | .......44,938 | ..... 163,255 XXX
9999999, Total - Bonds, Preferred and COMMON SEOCKS..............cc.oriiiiiiies  covivireiiniiesisseiesesssssssssesssessesssssesssssssssssssesssasssssssans | oseens 9,288,682 XXX ] 9,436,437 | ........... 9,254,464 9,243,744 0]...44938 | ......44,938 | ... 163,255 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.




statement for June 30, 2019 ofthe APPALACHIAN INSURANCE COMPANY

Sch.DB -Pt. A-Sn. 1
NONE

Sch.DB -Pt. B - Sn. 1
NONE

Sch.DB -Pt.D - Sn. 1
NONE

Sch. DB -Pt. D - Sn. 2
NONE

QE06, QE07, QE08, QE09



Statement for June 30, 2019 of the APPALACH'AN |NSURANCE COMPANY
SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

and not included on Schedules A, B, BA, D, DB and E.)

(Securities lending collateral assets reported in aggregate on one Line 10 of the Assets page
2

1 3 4 5 6 7
NAIC Designation
and
Administrative
Symbol / Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
Cash Equi (Schedule E Part 2 Type)
000000 00 0 |BOFA SECURITIES, INC.......ccosriiriiiieiiiiiiirisiississiiesiseissississsssssiessesssssssssissssssssssssesssssssensssssesssinnss. | Gurvneninnins | cvvsneensessieesins | consvesesveneeeens 1,248,000 | oo 1,245,000 |06/21/2019.......
000000 00 O |DEUTSCHE BANK SECURITIES INC.....ccovueriiiiiireiniieienireesi e ssssesesseenees ...1,232,913 |06/21/2019.......
000000 00 0 |HSBC SECURITIES,INC......c.cevuiiriiiiiiiiieiiesici i 06/21/2019.......
000000 00 0 |MIZUHO SECURITIES USA INC.....c.cvuiiiririnrieeierinsisesiersesssiesissiessessessssesesisssssssessessssssessessnsenes 06/21/2019.......
000000 00 0 |NATIXIS NEW YORK BRANCH........ccosiirirmiiiiiiicisnieississiesis s 06/21/2019.......
000000 00 0 [SOCIETE GENERALE NY BRANCH. ..ottt 06/21/2019.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 TYPE)........ciiiiiiiiiiiiiiieiisi sttt ensisssensssisas 4,987,913 XXX
9999999, TORAIS..... oot ehinnieieni e 4,987,913 XXX

General Interrogatories:

1. The activity for the year:  Fair Value §.....1,329,743  Book/Adjusted Carrying Value §$.....1,329,743
2. Average balance for the year:  Fair Value $.....3,198,754  Book/Adjusted Carrying Value $.....3,198,754
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §....4,987,913NAIC 2: §.......... ONAIC3: §.......... 0 NAIC4: §

QE10




statement for June 30, 2019 ofthe APPALACHIAN INSURA

NCE COMPANY

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggre

gate on Line 10 of the Assets page).

1 2

3

Code

4

NAIC Designation
and
Administrative
Symbol / Market
Indicator

5

Fair Value

6

Book/Adjusted
Carrying Value

Maturity
Date

CUSIP Identification Description
General Interrogatories:
1. The activity for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

NONE

QE11




Statement for June 30, 2019 of the AP PALAC H |AN | N S U RAN C E COM PANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AAMOUNI OT INterest
Amount of Interest|  Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *
Open Depositories
JP MORGAN CHASE.........cooviiiiriinriisinnieins NEW YORK, NY ... | e | rovnend 0.800 | .oooveerirnn 41,110 | e | e 8,009,536 | ........... 8,631,777 | ......... 12,595,633 | XXX
0199998. Deposits in.....1 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open DepoSItOries...........c.ouvuiiiniiiiniiiiiines XXX XXX [ | o (@81) | i (281) | oo (541) [ XXX
0199999. Total Open DEPOSHOMES........cvvrieririsiriserisssrisere e XXX XXX 8,631,496 | ......... 12,595,092 | XXX
0399999. Total Cash on DepOSit..........cvwwrereriiiieniiseinrienes XXX XXX ...8,009,255 | .. 8,631,496 | ......... 12,595,092 | XXX
0599999. Total CaSN.........vvrrerreerrirerieirerireei e XXX XXX | e B1110 | a0 [ 8,009,255 | ........... 8,631,496 | ......... 12,595,092 | XXX

QE12
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Statement for June 30, 2019 of the AP PALAC H IAN I N S U RAN C E CO M PANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year|

All Other Money Market Mutual Funds

092480 61 9 |BLACKROCK LIQUIDITY TEMPEUND INST'L.....cuuuteuueeuuersuereseresseessiessesssesssessseessesssseessessseessesssesssasessesssesssesssesssssssssssessssesssesssasssssssssessaessesssasssans | toaesssessssesssiesssesssesssesssaesssasssessaessseessesssesssessssssnsssssssns | aesesessessnens 05/31/2019....... 2430 462,985
8699999. Total - All Other Money Market MUtUal FUNGS..............ooiininirriiiiiiiicii s ..462,985
8899999. Total- Cash Equivalents ettt eteaeesesaeenees

462,985
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